Journal of Econometrics 70 (1996) 407 


Index 


Andrews, Donald W.K., Inpyo Lee, and Werner Ploberger, Optimal changepoint tests for 
normal linear regression 

Blomquist, S6ren, Estimation methods for male labor supply functions: How to take 
account of nonlinear taxes 

Campos, Julia, Neil R. Ericsson, and David F. Hendry, Cointegration tests in the 
presence of structural breaks 

Chen, Celia, see F.X. Diebold 

Diebold, Francis X. and Celia Chen, Testing structural stability with endogenous break- 
point: A size comparison of analytic and bootstrap procedures 

Dufour, Jean-Marie and Eric Ghysels, Editors’ introduction: Recent developments in the 
econometrics of structural change 

Dufour, Jean-Marie and Jan F. Kiviet, Exact tests for structural change in first-order 
dynamic models 

Ericsson, Neil R., see J. Campos 

Ghysels, Eric and Pierre Perron, The effect of linear filters on dynamic time series with 
structural change 

Gregory, Allan W. and Bruce E. Hansen, Residual-based tests for cointegration in models 
with regime shifts 

Hackl, Peter and Anders H. Westlund, Demand for international telecommunication: 
Time-varying price elasticity 

Hamilton, James D., Specification testing in Markov-switching time-series models 

Hansen, Bruce E., see A.W. Gregory 

Hendry, David F., see J. Campos 

Herwartz, Helmut, see H. Liitkepohl 

Hidalgo, Javier and Peter M. Robinson, Testing for structural change in a long-memory 
environment 

Kiviet, Jan F., see J.-M. Dufour 

Kramer, Walter, see W. Ploberger 

Lee, Inpyo, see D.W.K. Andrews 

Liitkepohl, Helmut and Helmut Herwartz, Specification of varying coefficient time series 
models via generalized flexible least squares 

Oliner, Stephen D., Glenn D. Rudebusch, and Daniel Sichel, The Lucas critique revisited: 
Assessing the stability of empirical Euler equations for investment 

Perron, Pierre, see E. Ghysels 

Perron, Pierre, The adequacy of asymptotic approximations in the near-integrated 
autoregressive model with dependent errors 

Ploberger, Werner, see D.W.K. Andrews 

Ploberger, Werner and Walter Kramer, A trend-resistant test for structural change based 
on OLS residuals 

Robinson, Peter M., see J. Hidalgo 

Rudebusch, Glenn D., see S.D. Oliner 

Sichel, Daniel, see $.D. Oliner 

Wegge, Leon L., Local identifiability of the factor analysis and measurement error model 
parameter 

Westlund, Anders H., see P. Hackl 


0304-4076/96/$15.00 © 1996 Elsevier Science S.A. All rights reserved 


JOURNAL OF 
Econometrics 


ANS 
= 
ELSEVIER 
383 
187 
221 
221 
39 
187 
69 
99 
243 
127 
99 
187 
261 
159 
39 
175 
261 
291 
69 
317 
175 
159 
291 
291 
351 
243 


